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5 [ERRN]
(1) [#&ERB] CERL 23 46 A 30 HELE)
HFIEUSNAA =V A —T L Aa—R (LB~ IHD)
& PEOFESE ESpZ:ic3e Refli e st () | &&= (%)
AAlRES: BB R e AR SR (L ACKE RVEE
oA Al Flfie e 7 o ) H A 34, 288, 309, 940 98. 29
ZOMOEFE (Bl TEA - T OMOEE (AEERR) — 595, 364, 636 1.70
& B (MiEERE) — 34, 883, 674, 576 100. 00
(FE1) BEHRLIL, 77 v FOMEEREICHT 2 Y EEORMI LR A2 W ES, (BLTFHR L)
(FE2) AIEBUSE 38T, MR T T £8 A, (BLFHEL,)
HFIFUSHANA A =V KA =T Ba—A (G~ TR1L)
B DT [,/ Hulk KRl st () | &R (%)
A AlRES: BB R RO RS (L AKE RVEE
oA A Kl T 7 o 1) H A 204, 633, 593, 865 99. 45
ZOMDEFE B4 TEE - OMOEE (AEEZEFR%) — 1,116, 737, 969 0.54
& it (Mg ERE) — 205, 750, 331, 834 100. 00
(%) LAXKERLVETAA A =)L N~ —T7 7K
& EOFEE ESp:iitis Reli 5t () | &R (%)
A AR R TAUH 520, 117, 442 0.21
TR T RO MERE A TAUH 143, 006, 919 0.05
EERES T 3x A IFE 275, 386, 983 0.11
M I RIE SR T F 1,921, 761, 894 0.79
FHAE SR HA 446, 339, 014 0.18
TAY T 199, 684, 361, 593 83. 04
Ve hvat 7,517, 435, 107 3.12
TANT R 3,170, 898, 811 1.31
F—=ARMZUT | 3,113,895, 358 1.29
NTeTAT | 3,064,085, 259 1.27
7T 2,727,628, 546 1.13
FE RS 2,097, 221, 599 0. 87
A B 1,639,961, 732 0. 68
NI a—X 1, 575, 945, 466 0. 65
FT R 1, 445, 758, 250 0. 60
b S V% 1, 132, 032, 388 0. 47
TR 917, 980, 830 0.38
AFxT o 827, 080, 867 0. 34
KA 774, 039, 240 0.32
NP 607, 424, 629 0.25
TN KL 586, 932, 328 0. 24
K — U R 495, 520, 740 0.20
T LT 370, 181, 360 0.15
TR T HKOME (AT S TAYUS 1,500,917, 527 0. 62
Z DA fmFES TAUH 26, 640, 900 0.01
ZOMOEFE (P4 FHE - T OMOEE (AEERE) — 3, 856, 471, 646 1. 60
& B (MiEERE) — 240, 439, 026, 428 100. 00




(2) [#HE&EE] CEak 2346 A 30 HIIE)
O [BEAMGESE DT EE]
LPTIFUSANA A=AV RF—F v Aa—R (BFE~vTHD)
. - - P it W W A i ek
o St e i P B & B & I
(119) (19) (9) (M) (%)
|- A* I Méf/vf g B E RS A A 25, 772, 932, 908 1.3364) 34,443, 958, 750, 1.3304| 34, 288,309,940, 98.29
VR~ —7 7 R
HFTIFUSANA A =)V RA—T v Ba—R (& ~y71L)

, e WAl Wl AR SR wa
JIEL ; E/ it . o o
o G4, e o 1o ol & Wl & 4 I

(1) (1) (1) (1) (%)
1 L A/K E/V@Tl\/f y _iﬁ?ﬁ"é{gﬁff&ﬁfﬁ% H A 153, 813, 585, 287 1. 3367 205,611, 810, 967 1. 3304 204, 633, 593, 865 99. 45
v M~ =7 7 B
(%) LAKERLVET A A —)L R~ —T7 7 F GHIEE L7 30 847)
o o |EmimaE EmiAE |[eie]  arimsE A |RE
i ol sk e . R | \ ol [Mlakie ! ! "
i F2iuEd fikE (=, Hidsk ) e puikEy TR fii| 4 BOO|EAl & H & i3
(3%) (3%) (3%) (3%) (F9) (%)
1 |[FORD MOTOR CRED tHAE 2% (7 A U A (12. 000 20154E5 4 15 H K K/1|33, 000, 000. 00|  127. 4342, 053, 517. 00| 123. 6840, 816, 974. 00| 3, 295, 154, 311|1. 37|
2 [EL PASO CORP tHAE R (7 A U | 7. 7500 20324F1 A 15 HK R/V|32, 340, 000. 00]  119. 69|38, 709, 395. 34| 116. 59|37, 708, 116. 60| 3, 044, 176, 253|1. 26|
3 |0GX PETROLEO E GAS [fEf& % |77 22 1| 8.500] 20184E6 H 1 Ak K1 {30, 500, 000. 00[ 102. 83[31, 363, 750. 00{ 102. 0031, 110, 000. 00| 2, 511, 510, 300| 1. 04
4 [LIBERTY MUTUAL VAR [fHAEE%% [7 A U H#(10. 750] 20584E6 H 15 H K K/1|22, 000, 000. 00| 136. 25/29, 975, 000. 00| 131. 75|28, 985, 000. 00| 2, 339, 959, 050|0. 97|
5 |PINNACLE FOOD FI G |7 A Y A7)10.625] 2017454 H 1 H K KL|25, 958, 000. 00| 107. 8327, 990, 942. 50| 107. 00[27, 775, 060. 00| 2, 242, 280, 593|0. 93|
6 [CIT GROUP INC tHAE R (7 A U | 7.0000 20174E5 H 2 H K R/V|25, 000, 000. 00]  100. 5025, 125, 000. 00| 99. 62|24, 906, 250. 00| 2, 010, 681, 5620. 83|
7 [HCA INC tEAE 2% (7 A U | 7.875 202042 A 15 H K K/1|20, 000, 000. 00]  109. 75/21, 950, 000. 00| 108. 87|21, 775, 000. 00| 1, 757, 895, 750|0. 73|
8 ICLEAN HARBORS IN  |[fHfii: [7 A U H| 7.625) 20164E8 A 15 H|K K120, 137, 000. 00| 107. 00|21, 546, 590. 00| 106. 75|21, 496, 247. 50| 1, 735, 392, 060|0. 72|
9 |INTL LEASE FIN tHAE % (7 A U A7| 8. 7500 20174E3 A 15 H K K/L|18, 464, 000. 00]  112. 0020, 679, 680. 00 108. 62|20, 056, 520. 00| 1, 619, 162, 859|0. 67|
10 |ALLY FINANCIAL INC [f:A&3% (7 A U A7 8. 300 201654E2 4 12 HK K/1|18, 000, 000. 00]  110. 5019, 890, 000. 00 108. 43|19, 518, 840. 00| 1, 575, 755, 953|0. 65|
11 MGM MIRAGE tEAE % (7 A U A (11,375 201843 A 1 HIK K/v|16, 500, 000. 00  115. 37|19, 036, 875. 00| 112. 75|18, 603, 750. 00| 1, 501, 880, 737|0. 62|
12 [UAL 2009-2B AR |7 A Y 7]12.000] 201641 7 15 HIK KL |16, 406, 652. 13| 110.99(18, 211, 383. 85[110. 00[18, 047, 317. 33| 1, 456, 959, 928(0. 60
13 [DELTA AIR LINES tHAE 2% (7 A U A (12, 2500 201654E3 A 15 H K K/L|15, 495, 000. 00  112. 5017, 431, 875. 00/ 111. 25|17, 238, 187. 50| 1, 391, 638, 876/0. 57|
14 [GENON ENERGY tHAE % (7 A U | 9. 875(20204E10 A 15 H K K/L|16, 625, 000. 00]  105. 50|17, 540, 312. 50/ 103. 0017, 123, 750. 00| 1, 382, 400, 3370. 57|
15 MOHEGAN GAMING tEAE % (7 A U (11,5000 20174£11 8 1 HIK RJv|16, 350, 000. 00]  104. 5017, 085, 750. 00| 102. 5016, 758, 750. 00| 1, 352, 933, 887|0. 56
16 [UNITED AIRLINES tHAE % (7 A U A (12. 0000 20134E11 8 1 HIK K/L|15, 370, 000. 00]  108. 00|16, 599, 600. 00| 107. 5016, 522, 750. 00| 1, 333, 881, 607|0. 55
17 |INTELSAT BERMUDA  [#:A& % /’Jbif /11. 5000 20174F2H 4 H[K R/v|15, 049, 805. 00 107. 75|16, 216, 164. 88]107. 00|16, 103, 291. 35| 1, 300, 018, 710|0. 54|
18 [IFM US COLONIAL A& [7 A U H7| 6.4500  20214E5 7 1 Ak K| 14, 900, 000. 00|  106. 96/15, 938, 008. 50| 106. 07|15, 805, 592. 20| 1, 275, 985, 458[0. 53|
19 [LIONS GATE INC tHAEi % (7 A U A (10, 2500 20164E11 8 1 HIK K/L|15, 325, 000. 00]  102. 75|15, 746, 843. 75/ 101. 5015, 554, 875. 00| 1, 255, 745, 0580. 52|
20 |[CLEARWIRE COMM HHAE SR (7 A U (12,0000 20174E128 1 HiK K/v|14, 650, 000. 00]  108. 00|15, 822, 000. 00| 104. 75|15, 345, 875. 00| 1, 238, 872, 4880. 51
21 BRIGHAM EXPLORE tHAE R (7 A U A 8. 7500 20184F10 4 1 H K K/v|14, 158, 000. 00]  110. 00|15, 573, 800. 00| 108. 00|15, 290, 640. 00| 1, 234, 413, 3670. 51
22 (GIANT FUNDING tEAE R (7 A U | 8.2500 201842 H 1 HIK KV |14, 769, 000. 00| 105. 50|15, 581, 295. 00| 103. 25|15, 248, 992. 50| 1, 231, 051, 164/0. 51
23 [SPRINGLEAF FIN A8 (7 A U H| 6.900[20174E12 H 15 HK KV |16, 675, 000. 00) 94. 75|15, 799, 562. 50| 91. 00|15, 174, 250. 00| 1, 225,017, 202|0. 50]
24 |COLUMBUS MCKINN tHAE SR (7 A U | 7.875] 20194FE2H 1 HIK K/v|14, 880, 000. 00]  103. 50|15, 400, 800. 00| 101. 75|15, 140, 400. 00| 1, 222, 284, 4920. 50|
25 HERTZ CORP tHAE R (7 A U | 7.375] 20214FE1 A 16 HK RV |14, 825, 000. 00]  104. 00|15, 418, 000. 00| 101. 25|15, 010, 312. 50| 1, 211, 782, 528]0. 50|
26 MU FINANCE PLC A& [0V &| 8.375] 201742 1 Ak K/1|14, 050, 000. 00| 107. 1215, 051, 062. 50| 106. 50(14, 963, 250. 00| 1, 207, 983, 172[0. 50|
27 [FORD MOTOR CO (At (7 A U | 7.4500 20314E7 A 16 HIK K113, 075, 000. 00  113. 49|14, 839, 941. 95| 113. 39|14, 826, 383. 17| 1, 196, 933, 913|0. 49
28 |LONGVIEW FIBRE tHAE % (7 A U A7| 8.000] 20164E6H 1 HIK K/L|14, 585, 000. 00] 102. 00|14, 876, 700. 00| 100. 50|14, 657, 925. 00| 1, 183, 334, 285|0. 49|
29 [AVIS BUDGET CAR tHAE R (7 A U | 9. 6250 20184E3 A 15 H K KL |13, 500, 000. 00  109. 6414, 802, 500. 00| 107. 00|14, 445, 000. 00| 1, 166, 144, 850|0. 48
30 [FLORIDA EAST RR A& (7 A U H7| 8,125 20174E2 1 Ak K/1|13, 905, 000. 00|  105. 25|14, 635, 012. 50| 103. 75|14, 426, 437. 50| 1, 164, 646, 299(0. 48|

(1E) %k RVEIR



P A MRE S OO T | Mo ORI # e R

BPEUS A=AV FA—T v Aa—2 AR~y PbY)

EN S E %A BE LR (%)
EN BIREEFEZ AL 98. 29
& FF 98. 29
AFTIEUSNHNAA— IV KA =T Ba—R (&GF~yT7L)
EN, S E Fe4A G R (%)
EN B E(E RS 99. 45
& & 99. 45
(%) LAXKERNLVETAA A =)L N~ —T7 7K
EN S E T4 e P& R (%)
EN FAE S — 0.18
Z4NES| FE= HEhE - BB 0.21
Bk T HOMERE S — 0. 05
ESHEI S — 0.11
15 & RS — 0.79
FHAE SR — 96. 39
BR T ROMEAT AR 2% — 0. 62
Z DA MAESR — 0.01
& 98. 39

@ [HEREPEDT]
FAEFHITH Y FH A,

@ [FoMmEEEED FE e D]
HOMEIE TS Y 8 A,




(3) [ IFEAR]
O [MEEOHR]
Wk 23 46 H 30 H L ONE H AT 1 AELANIZE T 545 A K722 b NS TR IR O MU E OHER 1T IR
DY TT,

BPEUS A =N A =T Aa—2 AR~y PbY)

g pEREE (B M) 1 O%7= Mg pega (1)

A ] FHH (S ELT) (4rEefT) (S EeTE) (ZrEefT)
55 1 R E ] PRk 16412 A TH 2,538 2, 548 1. 0528 1. 0568
55 2 Ry e ] PR IT4R6 A TH 4, 257 4,272 1.0180 1.0215
55 3 Ry E ] FE1THE12A TH 3, 668 3, 681 0. 9954 0. 9989
%4 FrEHAM SRR 184E6 A 7TH 3,571 3, 582 0. 9842 0.9872
55 5 FEE W] R 184E12ATH 3,163 3,171 0. 9979 1. 0004
% 6 FrEHAM SRR 194E6 A 7H 3,077 3, 084 1. 0080 1. 0105
55 7 e RR194E12 A 7TH 2,512 2,519 0. 9442 0. 9467
55 8 e ] R 2046 H 9 H 2,373 2, 380 0.9217 0. 9242
55 9 e Rk204E12 A8 H 1,154 1,158 0. 6287 0.6312
55 10 FrE IR k2146 H8 H 1,708 1,721 0. 7963 0. 8023
5511 R IR R 14FE12 A TH 2, 784 2,815 0. 8927 0. 9027
5512 R IR Ek224E6 HTH 4,703 4,757 0. 8754 0. 8854
5513 Ry E ] FRk224E12 A TH 18, 699 18, 909 0. 8869 0. 8969
55 14 Ry E ] k23456 H 7H 33,317 33, 697 0.8771 0. 8871
WRk2247-6 H R H 4,788 — 0. 8840 —

WR229-T H R H 5, 026 — 0. 8989 —

WRk229-8 H R H 5, 540 — 0. 8895 —

WR229-9 H R H 9, 855 — 0.9003 —

k22410 H K H 13, 797 — 0.9100 —

k22411 H K H 17, 744 — 0. 8933 —

k22412 H K H 20, 730 — 0. 8931 —

k2341 H K H 22, 151 — 0. 9008 —

k2342 H K H 23,978 — 0. 9006 —

WRk234E3 H K H 25, 475 — 0. 8936 —

Rk23-4 H R A 30, 201 — 0. 8954 —

Rk234-5 H R H 33, 031 — 0. 8892 —

WRk234-6 H 30 H 34, 883 — 0. 8669 —

(7F) RFOKRH LIFHFEHAORMKEERZIFELET, LATHLE.)



BPEUSAA A — N A =TV Ba—2R (L~y kL)

g pEREE (B M) 1 O%7= Mg peda (1)
A ] FHH (S ELT) (4rEefT) (S EeTE) (ZrEefT)
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Ko FaL SENEGAL 8. 75% 1, 500, 000. 00 1, 590, 000. 00
¥ Rb 1, 500, 000. 00 1, 590, 000. 00
JNEF SRR 1 (127, 565, 700)
SREAFREA bE 28 0.1% 0.1%
[EfE RS 127, 565, 700
P (127, 565, 700)
O ERESR
¥ R CITY OF BUENOS 12. 5% 8, 000, 000. 00 9, 060, 000. 00
PROV BUENOS AIRE 11.75% 5, 950, 000. 00 6, 249, 824. 66
PROV DEL NEUQUEN 7.875% 5, 555, 000. 00 5, 679, 987. 50
Ko FaL 19, 505, 000. 00 20, 989, 812. 16
JNEF VAT 3 (1,684, 012, 629)
FELBREATG =R 0.7% 0.7%
1 ERESR 1,684,012, 629
& (1, 684, 012, 629)
FEAE
Ko FaL ABENGOA FINANCE 8. 875% 9, 868, 000. 00 10, 176, 375. 00
ACCURIDE CORP 9. 5% 8, 465, 000. 00 9, 332, 662. 50
AEP INDUSTRIES 8. 25% 4, 275, 000. 00 4,403, 250. 00
AES CORPORATION 7. 375% 5, 500, 000. 00 5, 589, 375. 00
AES CORPORATION 8% 9, 700, 000. 00 10, 427, 500. 00
AES RED OAK LLC 8.54%(SI 1, 205, 359. 37 1, 250, 560. 34
AES RED OAK LLC 9. 2%(SI) 3, 500, 000. 00 3, 570, 000. 00
AFREN PLC 11.5% 9, 525, 000. 00 10, 477, 500. 00
ALBERTSON’ S INC 8. 7% 2,175, 000. 00 2,022, 750. 00
ALERIS INTL 7.625% 3, 820, 000. 00 3, 982, 350. 00
ALLIANT TECHSYS 6. 875% 4,695, 000. 00 4,941, 487. 50
ALLY FINANCIAL INC 8% 9, 100, 000. 00 10, 032, 750. 00
ALLY FINANCIAL INC 8. 3% 18, 000, 000. 00 19, 890, 000. 00
ALON REFINING 13.5% 5, 210, 000. 00 5, 470, 500. 00
ALTEGRITY INC 11.75% 1, 100, 000. 00 1, 182, 500. 00
ALTRA HOLDINGS 8. 125% 4, 750, 000. 00 5, 159, 687. 50
AM AIRLN PT TRST 7% 2, 200, 000. 00 2, 106, 500. 00
AMER RENAL HOLD 8. 375% 7, 000, 000. 00 7, 332, 500. 00
AMER RESID SVCS 12% 6, 275, 000. 00 6, 863, 281. 25
AMERICAN ROCK 8. 25% 6, 160, 000. 00 6, 244, 700. 00
AMERISTAR CASINO 7. 5% 2,925, 000. 00 3, 056, 625. 00
AMKOR TECH INC 6. 625% 9, 100, 000. 00 8, 940, 750. 00
AMSTED INDS 8.125% 3, 250, 000. 00 3, 485, 625. 00
ARD FINANCE 11.125% (PIK 1, 500, 000. 00 1, 560, 000. 00
ARDAGH PKG FIN 7. 375% 6, 920, 000. 00 7, 266, 000. 00
ARDAGH PKG FIN 9. 125% 2, 350, 000. 00 2,573, 250. 00
ARMORED AUTOGROUP 9. 25% 5, 000, 000. 00 5, 093, 750. 00
ARVINMERITOR 4. 625% (SD) 2,900, 000. 00 3,070, 375. 00 | %
ARVINMERITOR 8. 125% 9, 550, 000. 00 10, 075, 250. 00
AS AMERICAS 10. 75% 5, 535, 000. 00 5,797, 912. 50
ASHLAND INC 9. 125% 3, 500, 000. 00 3, 994, 375. 00
ASSOC MATERIALS 9. 125% 3, 070, 000. 00 3, 093, 025. 00
ASTORIA DEPOSITS. 144%(SI 3, 000, 000. 00 2,925, 000. 00
ATLANTIC BROAD 9. 375% 2, 820, 000. 00 2,879, 925. 00
AVAYA INC 7% 8, 500, 000. 00 8, 266, 250. 00

AVAYA INC 9. 75%

11, 235, 000. 00

11, 684, 400. 00

AVIS BUDGET CAR 9.625%

13, 000, 000. 00

14, 267, 500. 00

BANKRATE INC 11.75% 3, 000, 000. 00 3, 420, 000. 00
BASTIC ENERGY SVC 7. 75% 6, 280, 000. 00 6, 578, 300. 00
B-CORP MERGER 8. 25% 2,460, 000. 00 2,496, 900. 00
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BERRY PETROL CO 10. 25% 7, 750, 000. 00 9, 009, 375. 00
BERRY PETROL CO 6. 75% 6, 000, 000. 00 6, 195, 000. 00
BIO-RAD LABS 8% 6, 500, 000. 00 7, 198, 750. 00
BOART LONGYEAR 7% 5, 380, 000. 00 5, 595, 200. 00
BOYD GAMING CORP 7. 125% 3, 575, 000. 00 3, 387, 312. 50
BOYD GAMING CORP 9. 125% 6, 425, 000. 00 6, 682, 000. 00
BREITBURN 8. 625% 1, 150, 000. 00 1, 236, 250. 00
BRIGHAM EXPLORE 6. 875% 2, 800, 000. 00 2,814, 000. 00
BRIGHAM EXPLORE 8. 75% 14, 158, 000. 00 15, 573, 800. 00
BROCADE COM SYS 6. 625% 3, 325, 000. 00 3, 557, 750. 00
BROWN GROUP INC 7.125% 10, 475, 000. 00 10, 056, 000. 00
BUMBLE BEE ACQ C 9% 3, 300, 000. 00 3, 382, 500. 00
BUMBLE BEE HOL 9. 625 (PIK 4,405, 000. 00 4,074, 625. 00
CALPINE CORP 7.5% 10, 000, 000. 00 10, 375, 000. 00
CAMBIUM LEARNING 9. 75% 5, 600, 000. 00 5, 628, 000. 00
CARDTRONICS INC 8.25% 4, 000, 000. 00 4, 380, 000. 00
CASELLA WASTE 7. 75% 4,594, 000. 00 4,685, 880. 00
CATALYST PAPER C 11% 4, 885, 000. 00 4,494, 200. 00
CCH II/CCH II CP 13.5% 4,667, 066. 00 5, 553, 808. 54
CCM MERGER INC 8% 11, 699, 000. 00 11, 757, 495. 00
CCO HOLDINGS LLC 6.5% 9, 650, 000. 00 9, 505, 250. 00
CCO HOLDINGS LLC 7% 4, 000, 000. 00 4,070, 000. 00
CCO HOLDINGS LLC 7. 25% 3, 300, 000. 00 3, 448, 500. 00
CEDAR FAIR LP/CA 9. 125% 4,200, 000. 00 4,578, 000. 00
CEDC FIN CORP IN 9. 125% 6, 000, 000. 00 5, 640, 000. 00
CELANESE US HLDS 6. 625% 8, 006, 000. 00 8,476, 352. 50
CEMEX SAB 9% 5, 250, 000. 00 5, 486, 250. 00
CEMEX SAB FLOAT 6, 750, 000. 00 6, 709, 500. 00
CHAPARRAL ENERGY 8. 25% 4, 600, 000. 00 4,772, 500. 00
CHARTER COMM OPT 10. 875% 5, 655, 000. 00 6, 262, 912. 50
CHINOS ACQUISITI 8.125% 4,200, 000. 00 4,011, 000. 00
CHRYSLER GP/CG C 8. 25% 8, 525, 000. 00 8,397, 125. 00
CIT GROUP INC 7% 25, 000, 000. 00 25, 125, 000. 00
CITIYCENTER HLDGS 7.625 3, 400, 000. 00 3, 485, 000. 00
CLAIRE’S ESCROW 8.875% 5, 200, 000. 00 4,914, 000. 00
CLAIRE’S STORE 9. 625 (PIK 3,978, 717. 00 3, 958, 823. 41
CLEAN HARBORS IN 7.625% 20, 137, 000. 00 21, 546, 590. 00
CLEAR CHANNEL 5. 5% 7,030, 000. 00 6, 397, 300. 00
CLEARWATER PAPER 10. 625% 4,275, 000. 00 4,841, 437. 50
CLEARWIRE COMM 12% 14, 650, 000. 00 15, 822, 000. 00
CLEAVER-BROOKS 12. 25% 7, 000, 000. 00 7,297, 500. 00
CMA CGM 8. 5% 12, 700, 000. 00 11, 493, 500. 00
COGENT COMMUNICA 8. 375% 9, 467, 000. 00 9,964, 017. 50
COLUMBUS MCKINN 7. 875% 14, 880, 000. 00 15, 400, 800. 00
COMMERCIAL VEHIC 7.875% 8, 660, 000. 00 8, 876, 500. 00
COMMSCOPE INC 8. 25% 9, 525, 000. 00 9, 906, 000. 00
COMMUNITY CHOICE 10. 75% 4, 700, 000. 00 4,817, 500. 00
COMPASS MINERALS 8% 7, 150, 000. 00 7,918, 625. 00
CONCHO RES/MIDLA 7. 0% 6, 700, 000. 00 6, 968, 000. 00
CONSTELLATION E 10. 625% 5, 320, 000. 00 5, 566, 050. 00
CORRECTIONS CORP 6. 75% 2,000, 000. 00 2, 045, 000. 00
COSO GEOTHERMAL 7%(ST) 11,770, 474. 55 9,982, 704. 23
COVANTA HOLDING 7. 25% 8, 900, 000. 00 9, 494, 600. 10
CPI INTL ACQ INC 8% 2,705, 000. 00 2,728, 668. 75
CPM HOLDINGS INC 10.625% 8, 700, 000. 00 9, 526, 500. 00
CRICKET COMMUNIC 7. 75% 2,525, 000. 00 2,477, 656. 25
CUMULUS MEDIA 7.75% 4,576, 000. 00 4,553, 120. 00
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DANA HOLDING 6. 75% 4, 555, 000. 00 4, 555, 000. 00
DANA HOLDINGS 6. 5% 3, 875, 000. 00 3, 855, 625. 00
DAVE & BUSTERS 0% 6, 690, 000. 00 3, 830, 025. 00
DAVE & BUSTERS 11% 2,425, 000. 00 2,643, 250. 00
DELTA AIR 2010-B 6. 375% 2, 185, 000. 00 2,103, 062. 50
DELTA AIR LINES 12.25% 15, 495, 000. 00 17, 431, 875. 00
DEMATIC SA 8. 75% 9, 425, 000. 00 9, 542, 812. 50
DENBURY RESOURCE 8. 25% 8, 500, 000. 00 9, 371, 250. 00
DIGICEL GROUP 10. 5% 10, 000, 000. 00 11, 350, 000. 00
DIGICEL LIMITED 12% 7, 115, 000. 00 8, 306, 762. 50
DINEEQUITY INC 9. 5% 6, 575, 000. 00 7,199, 625. 00
DISH DBS CORP 6. 75% 2,980, 000. 00 3, 024, 700. 00
DISH DBS CORP 7.875% 5,175, 000. 00 5, 653, 687. 50
DOWNSTREAM DEVEL 12% 6, 578, 000. 00 7, 235, 800. 00
DRESSER-RAND 6. 5% 6, 000, 000. 00 6, 225, 000. 00
DUPONT FABROS TE 8.5%(ST 11, 300, 000. 00 12, 458, 250. 00
DYCOM INVST 7.125% 6, 700, 000. 00 6, 901, 000. 00
DYNEGY HOLDINGS 8. 375% 10, 690, 000. 00 8, 792, 525. 00
ExTRADE FINL 6. 75% 6, 150, 000. 00 6, 165, 375. 00
EACCESS LTD 8. 25% 5, 515, 000. 00 5, 591, 426. 87
EASTON-BELL SPOR 9. 75% 10, 825, 000. 00 12, 069, 875. 00
EH HLDG CORP 7.625% 2, 325, 000. 00 2, 388, 937. 50
EL PASO CORP 7. 75% 32, 340, 000. 00 38, 709, 395. 34
EL PASO ENERGY 8. 05% 1, 000, 000. 00 1, 218, 130. 00
ELAN FIN PLC/CRP 8. 75% 3, 460, 000. 00 3, 710, 850. 00
ELDORADO RESORTS 8. 625% 9, 375, 000. 00 9, 257, 812. 50
ELIZABETH ARDEN 7. 375% 8, 775, 000. 00 9, 235, 687. 50
ELWOOD ENERGY 8. 159% 9, 735,671.75 9, 686, 993. 37
ENERGY XXI GULF 7. 75% 7,210, 000. 00 7,210, 000. 00
ENERGYSOLUTIONS 10. 75% 4,675, 000. 00 4,984, 718. 75
EQUINIX INC 8. 125% 4,500, 000. 00 4,905, 000. 00
EVRAZ GROUP SA 6. 75% 5, 680, 000. 00 5, 793, 600. 00
EXIDE TECH 8. 625% 7,875, 000. 00 8,327, 812. 50
FAGE DAIRY INDU 9. 875% 6, 985, 000. 00 7,002, 462. 50
FELCOR ESCROW 6. 75% 10, 625, 000. 00 10, 571, 875. 00
FIDELITY NATIONA 7.625% 5, 860, 000. 00 6, 460, 650. 00
FIRST DATA CORP 11.25% 5,515, 000. 00 5,501, 212. 50
FIRST DATA CORP 7.375% 4,475, 000. 00 4,542, 125. 00
FIRST DATA CORP 9. 875% 9, 750, 000. 00 10, 066, 875. 00
FIRST WIND CAP 10.25% 6, 600, 000. 00 6, 765, 000. 00
FISHER COMMUNICA 8. 625% 1, 995, 000. 00 2,054, 850. 00
FLORIDA EAST RR 8. 125% 13, 905, 000. 00 14, 635, 012. 50
FMG RES AUG 2006 6.875% 13, 385, 000. 00 13, 786, 550. 00
FMG RES AUG 2006 7% 4, 350, 000. 00 4,491, 375. 00
FORD MOTOR CO 7. 45% 13, 075, 000. 00 14, 839, 941. 95
FORD MOTOR CRED 12% 33, 000, 000. 00 42,053, 517. 00
FORD MOTOR CRED 5. 75% 1, 600, 000. 00 1, 591, 459. 20
FOX ACQUISITION 13.375% 7, 484, 000. 00 8, 456, 920. 00
FREESCALE SEMICO 10. 75% 12, 000, 000. 00 13, 620, 000. 00
FREESCALE SEMICO 9. 25% 9, 410, 000. 00 10, 421, 575. 00
FRONTIER OIL 6.875% 1, 900, 000. 00 1, 999, 750. 00
FTI CONSULTING 6. 75% 5, 000, 000. 00 5, 100, 000. 00
GCI INC 6. 75% 6, 100, 000. 00 6, 153, 375. 00
GCI INC 8.625% 9, 590, 000. 00 10, 680, 862. 50
GENESIS ENERGY 7.875% 6, 725, 000. 00 6, 741, 812. 50
GENON ENERGY 9. 875% 13, 375, 000. 00 14, 144, 062. 50
GENWORTH FINL VAR 8, 250, 000. 00 6, 352, 500. 00
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GEOEYE INC 8. 625% 2,755, 000. 00 2,940, 962. 50
GEOEYE INC 9. 625% 4, 000, 000. 00 4, 540, 000. 00
GEORGIA GULF CRP 10. 75% 3, 205, 000. 00 3,413, 325. 00
GEORGIA GULF CRP 9% 1, 355, 000. 00 1,497, 275. 00
GIANT FUNDING 8. 25% 14, 769, 000. 00 15, 581, 295. 00
GIRAFFE ACQ CORP 9. 125% 10, 425, 000. 00 9, 747, 375. 00
GLOBAL GEOPHYSIC 10. 5% 4, 850, 000. 00 5, 225, 875. 00
GMAC LLC 8% 11, 750, 000. 00 12, 866, 250. 00
GRAY TELE INC 10. 5% 13, 070, 000. 00 13, 886, 875. 00
GREAT LAKES DRED 7. 375% 12, 265, 000. 00 12, 510, 300. 00
HARRAHS OPER 12. 75% 11, 000, 000. 00 11, 302, 500. 00
HARRAHS OPER CO 10. 75% 3, 395, 000. 00 3,407, 731. 25
HARRAHS OPER CO 5. 625% 8, 125, 000. 00 6, 916, 406. 25
HCA INC 7.875% 15, 000, 000. 00 16, 537, 500. 00
HELIX ENERGY SOL 9.5% 10, 470, 000. 00 10, 941, 150. 00
HERTZ CORP 7.375% 14, 825, 000. 00 15, 418, 000. 00
HERTZ CORP 7. 5% 4,000, 000. 00 4,160, 000. 00
HOA REST GRP/FIN 11. 25% 7, 190, 000. 00 7, 369, 750. 00
HUMAN GENOME 2. 25% 3, 000, 000. 00 4, 608, 750. 00 | ¢
HUNTSMAN INT LLC 8.625% 12, 500, 000. 00 13, 906, 250. 00
IFM US COLONIAL 6. 45% 14, 900, 000. 00 15, 938, 008. 50
INGLES MKTS INC 8.875% 7,025, 000. 00 7,578, 218. 75
INSIGHT COMMUNICA 9. 375% 2,695, 000. 00 3, 045, 350. 00
INTELSAT BERMUDA11. 5 (PIK 15, 049, 805. 00 16, 216, 164. 88
INTL AUTOMOTIVE 9. 125% 3, 850, 000. 00 3,927, 000. 00
INTL COAL GROUP 9. 125% 2, 160, 000. 00 2,710, 800. 00
INTL LEASE FIN 6. 25% 6, 815, 000. 00 6, 756, 063. 88
INTL LEASE FIN 8. 25% 5, 325, 000. 00 5, 950, 687. 50
INTL LEASE FIN 8. 75% 18, 464, 000. 00 20, 679, 680. 00
IPCS INC FRN 10, 000, 000. 00 9, 825, 000. 00
ISLE OF CAPRI 7.75% 6, 290, 000. 00 6, 415, 800. 00
JMC STEEL GROUP 8. 25% 8, 705, 000. 00 9, 020, 556. 25
K HOVNANIAN ENTR 10. 625% 8, 000, 000. 00 7,990, 000. 00
K HOVNANIAN ENTR 11.875% 2, 185, 000. 00 1, 791, 700. 00
KABEL BW ERST BE 7.5% 5,425, 000. 00 5, 669, 125. 00
KANSAS CITY SOUT 6. 125% 3, 310, 000. 00 3, 343, 100. 00
KANSAS CITY SOUT 6. 625% 6, 725, 000. 00 7,061, 250. 00
KINDRED ESCROW C 8. 25% 2,925, 000. 00 2,950, 593. 75
LAMAR MEDIA CORP 9. 75% 3, 000, 000. 00 3, 495, 000. 00
LBI ESCROW 8% 2,418, 000. 00 2,720, 250. 00
LENNAR CORP 12.25% 3, 700, 000. 00 4,551, 000. 00
LEVEL 3 ESCROW INCS8. 125% 3, 875, 000. 00 3, 894, 375. 00
LIBERTY MUTUAL VAR 22,000, 000. 00 29, 975, 000. 00
LIMITED BRANDS 7. 6% 8, 075, 000. 00 7,953, 875. 00
LIMITED BRANDS 8. 5% 1, 340, 000. 00 1,571, 150. 00
LIN TELEVISION 8. 375% 3, 900, 000. 00 4,153, 500. 00
LINN ENERGY LLC 7. 75% 10, 750, 000. 00 11, 314, 375. 00
LIONS GATE INC 10.25% 14, 075, 000. 00 14, 479, 656. 25
LIVE NATION ENT 8. 125% 7, 285, 000. 00 7,394, 275. 00
LONGVIEW FIBRE 8% 12, 035, 000. 00 12, 275, 700. 00
LOUISIANA PACIF 13% 6, 500, 000. 00 6, 760, 000. 00
LUCENT TECH 6. 45% 12, 250, 000. 00 11, 239, 375. 00
LYONDELL CHEMICA 11% 4, 250, 000. 00 4,797, 187. 50
MANITOWOC CO 9. 5% 7, 000, 000. 00 7,796, 250. 00
MARINA DISTRICT 9. 5% 7, 000, 000. 00 7,332, 500. 00
MAXIM CRANE 12.25% 4, 445, 000. 00 4,556, 125. 00
MCCLATCHY CO 11. 5% 6, 400, 000. 00 6, 960, 000. 00
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MDC PARTNERS INC 11% 11, 550, 000. 00 12, 878, 250. 00
MEDIACOM BROADBA 8. 5% 13, 000, 000. 00 13, 455, 000. 00
MEG ENERGY CORP 6. 5% 11, 825, 000. 00 11, 928, 468. 75
METLIFE CAP TR X 9. 25%(V 8, 700, 000. 00 10, 962, 000. 00
METROPCS WIRELES 6. 625% 7, 000, 000. 00 7, 008, 750. 00
METROPCS WIRELES 7. 875% 4,200, 000. 00 4,525, 500. 00
MGM MIRAGE 11.125% 8, 125, 000. 00 9,414, 843. 75
MGM MIRAGE 11.375% 16, 500, 000. 00 19, 036, 875. 00
MIDWEST GMNG BOR 11.625% 9, 745, 000. 00 10, 573, 325. 00
MILLAR WESTERN 8. 5% 6, 550, 000. 00 6, 255, 250. 00
MIRABELA NICKEL 8. 75% 12, 150, 000. 00 12, 301, 875. 00
MOBILE MINI 7.875% 5, 165, 000. 00 5, 487, 812. 50
MOHEGAN GAMING 11. 5% 16, 350, 000. 00 17, 085, 750. 00
MOMENTIVE PERFOR 9% 10, 000, 000. 00 10, 650, 000. 00
MPT OP PTNR/FINL 6. 875% 6, 700, 000. 00 6, 775, 375. 00
MU FINANCE PLC 8. 375% 14, 050, 000. 00 15, 051, 062. 50
MUELLER WATER 8. 75% 2, 640, 000. 00 2,943, 600. 00
NALCO CO 6. 625% 4, 325, 000. 00 4,481, 781. 25
NAVISTAR INTL 8.25% 11, 469, 000. 00 12, 587, 227. 50
NBTY INC 9% 3, 625, 000. 00 3, 887, 812. 50
NEIMAN MARCUS 10. 375% 2, 000, 000. 00 2,115, 000. 00
NES RENTALS HLDG 12. 25% 6, 670, 000. 00 6, 820, 075. 00
NEW ENTERPRISE 11% 8, 880, 000. 00 8, 458, 200. 00
NEWPAGE CORP 11.375% 10, 450, 000. 00 10, 058, 125. 00
NII CAPITAL CORP 7.625% 8, 000, 000. 00 8, 500, 000. 00
NORTH AMERICAN E 10.875% 3, 700, 000. 00 4,181, 000. 00
NORTHERN TIER EN 10. 5% 10, 615, 000. 00 11, 888, 800. 00
NUVEEN INVESTM 10. 5% 9, 500, 000. 00 10, 046, 250. 00
NUVEEN INVESTM 10. 5% 5, 500, 000. 00 5, 788, 750. 00
NXP BV/NXP FUNDI 9. 75% 5, 000, 000. 00 5, 725, 000. 00
OASIS PETROLEUM 7. 25% 13, 125, 000. 00 13, 223, 437. 50
0GX PETROLEO E GAS 8.5% 30, 000, 000. 00 30, 855, 000. 00
OIL STATES INTL INC 6. 5% 9, 050, 000. 00 9,117, 875.00
OMEGA HELTHCARE 6. 75% 6, 000, 000. 00 5, 985, 000. 00
ONO FINANCE II 10.875% 12, 480, 000. 00 13, 915, 200. 00
OPPENHEIMER HLDS 8. 75% 9, 770, 000. 00 10, 282, 925. 00
OXFORD INDUSTRY 11.375% 5, 950, 000. 00 6, 738, 375. 00
PACIFIC RUBIS. 75%144A (ST 3, 000, 000. 00 3,427, 500. 00
PALACE ENT HLDG 8. 875% 3, 700, 000. 00 3, 820, 250. 00
PARK-OHIO INDS 8. 125% 8, 850, 000. 00 9, 027, 000. 00
PATRIOT COAL 8. 25% 5, 575, 000. 00 5, 839, 812. 50
PENN VIRGINIA 8. 25% 2, 250, 000. 00 2, 385, 000. 00
PENN VIRGINIA CO 7.25% 3, 950, 000. 00 3, 935, 187. 50
PENSON WORLDWIDE 12. 5% 10, 000, 000. 00 9, 150, 000. 00
PERRY ELLIS 7.875% 9, 415, 000. 00 9,873, 981. 25
PETCO ANIMAL SUP 9. 25% 12, 400, 000. 00 13, 330, 000. 00
PHH CORP 9. 25% 5, 335, 000. 00 5, 895, 175. 00
PHIBRO ANIMAL 9. 25% 5, 545, 000. 00 5,974, 737. 50
PINAFOR LLC/INC 9% 10, 500, 000. 00 11, 523, 750. 00
PINNACLE FOOD FI 10.625% 23, 458, 000. 00 25, 305, 317. 50
PITTSBURGH GLASS 8. 5% 2,050, 000. 00 2,144, 812. 50
POLYMER GROUP 7. 75% 7, 005, 000. 00 7, 180, 125. 00
PRECISION DRILL 6.625% 6, 325, 000. 00 6, 530, 562. 50
PRODUCTION RES 8. 875% 6, 140, 000. 00 6, 293, 500. 00
PROQUEST LLC/PRO 9% 3, 125, 000. 00 3, 250, 000. 00
PROV FUND ASSOC 10. 125% 5, 040, 000. 00 5, 203, 800. 00
PROV FUND ASSOC 10. 25% 8, 500, 000. 00 9, 371, 250. 00
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PUGET SOUND ENRG VAR 3, 260, 000. 00 3,328, 274. 18
QEP RESOURCES 6. 875% 2,500, 000. 00 2,681, 250. 00
QUICKSILVER RES 8. 25% 6, 000, 000. 00 6, 360, 000. 00
RAIN CIT CARBON 8% 6,470, 000. 00 6, 955, 250. 00
RAINBOW NATTONAL 10. 375% 17, 336, 000. 00 17, 986, 100. 00
RARE RESTAURANT 9. 25% 2,185, 000. 00 1, 846, 325. 00
RBS GLOBAL/REXNO 8. 5% 11, 750, 000. 00 12,778, 125. 00
REARDEN G HLD7. 875% (144A 6, 450, 000. 00 7,135, 635. 00
REGIONS BK ALAB 7. 5% 6, 391, 000. 00 6, 943, 323. 00
REVLON CONS PROD 9. 75% 6, 795, 000. 00 7,372,575.00
REYNOLDS GROUP 7.125% 4, 950, 000. 00 5, 148, 000. 00
REYNOLDS GROUP 8. 5% 8, 450, 000. 00 8, 809, 125. 00
RIVER ROCK ENT 9. 75% 3, 000, 000. 00 2,707, 500. 00
ROADHOUSE FINANC 10. 75% 5,775, 000. 00 6, 193, 687. 50
ROCKWOOD SPECTAL 7. 5% (MC 5, 000, 000. 00 5, 143, 750. 00
ROOFING SUPPLY G 8. 625% 5, 000, 000. 00 5,125, 000. 00
ROUSE COMPANY 6. 75% 4,100, 000. 00 4, 253, 750. 00
RSC EQUIP RENTAL 8. 25% 5, 275, 000. 00 5, 380, 500. 00
RSC EQUIPMENT 10% 9, 750, 000. 00 11, 163, 750. 00
SABRA HLTH CARE 8. 125% 1, 310, 000. 00 1, 346, 025. 00
SADNDRIDGE ENERGY 9. 875% 845, 000. 00 940, 062. 50
SANDRIDGE ENERGY 7. 5% 4,675, 000. 00 4,844, 468. 75
SCOTTS MIRACLE 6. 625% 11, 170, 000. 00 11, 616, 800. 00
SEAGATE TECH INT 10% 1, 257, 000. 00 1,464, 405. 00
SEMINOLE TRIB FL 7.75% 2,000, 000. 00 2,120, 000. 00
SENSATA TECH BV 6. 5% 4,725, 000. 00 4,772, 250. 00
SERENA SOFTWARE 10. 375% 12, 396, 000. 00 13, 062, 285. 00
SEST LLC 6.375% 4, 590, 000. 00 4,549, 837. 50
SEVEN SEAS CRUIS 9. 125% 7, 305, 000. 00 7,542, 412. 50
SEVERSTAL COLUMB 10. 25% 6, 297, 000. 00 7,052, 640. 00
SHEA HOMES 8. 625% 9, 175, 000. 00 9, 266, 750. 00
SINCLAIR TELE 9. 25% 6, 750, 000. 00 7, 560, 000. 00
SLM CORP 5% 3, 650, 000. 00 3,497, 981. 14
SLM CORP 8. 45% 7,220, 000. 00 8, 115,337.76
SNOQUALMIE FRN 11, 450, 000. 00 10, 505, 375. 00
SOURCE GAS 5. 9% 1, 800, 000. 00 1,829, 012. 40
SOUTHERN STATES 11. 25% 5, 035, 000. 00 5, 538, 500. 00
SPIRIT AEROSYSTE 6. 75% 1, 300, 000. 00 1, 329, 250. 00
SPRINGLEAF FIN 6. 9% 16, 675, 000. 00 15, 799, 562. 50
SPRINT CAP CORP 6. 875% 2,500, 000. 00 2,443, 750. 00
SPX CORP 6. 875% 8, 975, 000. 00 9, 693, 000. 00
STANADYNE CORP 10% 9, 100, 000. 00 9, 327, 500. 00
STANDRD PAC CORP 8. 375% 12, 000, 000. 00 11, 940, 000. 00
STANDYN HOLD INC 12% 7, 383, 000. 00 7, 586, 032. 50
STATER BROS HLDG 7.375% 5,000, 000. 00 5,175, 000. 00
STHI HOLDING COR 8% 5, 525, 000. 00 5,690, 750. 00
STONE ENERGY 6. 75% 8, 000, 000. 00 8, 020, 000. 00
STONERIDGE INC 9. 5% 8, 510, 000. 00 9, 446, 100. 00
SUGAR HSP GAMING 8. 625% 7, 805, 000. 00 8, 058, 662. 50
SUNGARD DATA SYS 7.375% 8,675, 000. 00 8, 826, 812. 50
SUNGARD DATA SYS 7.625% 5, 600, 000. 00 5, 768, 000. 00
SUPERVALU INC 8% 4, 800, 000. 00 4,992, 000. 00
SYNIVERSE HOLDIN 9. 125% 2,975, 000. 00 3, 183, 250. 00
TASEKO MINES LTD 7.75% 13, 570, 000. 00 13, 841, 400. 00
TELEMOVIL FINANC 8% 5, 875, 000. 00 6, 183, 437. 50
TEMBEC INDUSTRIE 11.25% 7, 585, 000. 00 8, 504, 681. 25
TENET HEALTHCARE 8% 5, 000, 000. 00 5,125, 000. 00
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TENNECO INC 6. 875% 4, 375, 000. 00 4, 506, 250. 00
TENNECO INC 7. 75% 4, 800, 000. 00 5, 100, 000. 00
TEXAS COMP/TCEH 11.5% 11, 250, 000. 00 11, 446, 875. 00
TEXAS PETROCHEM 8. 25% 9, 522, 000. 00 10, 152, 832. 50
TEXHONG TEXTILE 7. 625% 8, 400, 000. 00 8,211, 000. 00
THERMADYNE HLDS 9% 11, 750, 000. 00 12,557, 812. 50
THERMON INDUSTRI 9. 5% 3, 374, 000. 00 3, 601, 745. 00
THOMPSON CREEK 7. 375% 5, 000, 000. 00 5, 075, 000. 00
TICKETMASTER 10. 75% 6, 500, 000. 00 7,117, 500. 00
TOWER AUTO/TA HL 10. 625% 7,502, 000. 00 8,270, 955. 00
TOYS R US PROP C 10. 75% 8, 459, 000. 00 9,579, 817. 50
TRANSPORT DE GAS7. 875 (SI 4,703, 000. 00 4, 608, 940. 00
TRAVELPORT LLC 11.875% 7, 000, 000. 00 6, 186, 250. 00
TRINIDAD DRILL 7.875% 3, 700, 000. 00 3, 922, 000. 00
TRW AUTOMOTIVE 8. 875% 2,500, 000. 00 2,812, 500. 00
TRW AUTOMOTIVE INC 7. 25% 4, 250, 000. 00 4,749, 375. 00
UAL 2009-2B 12%(ST) 16, 406, 652. 13 18, 211, 383. 85
UNIT CORP 6. 625% 8, 450, 000. 00 8, 545, 062. 50
UNITED ATRLINES 12% 15, 370, 000. 00 16, 599, 600. 00
UNITED RENTAL NA 10. 875% 8, 000, 000. 00 9, 170, 000. 00
UNIV CITY DEVEL 10.875% 8, 205, 000. 00 9, 558, 825. 00
UNIVISION COMM 8.5% 9, 950, 000. 00 10, 124, 125. 00
UPCB FIN III 6.625% 9, 925, 000. 00 9,912, 593. 75
VAIL RESORTS 6. 5% 2,785, 000. 00 2,889, 437. 50
VALEANT PHARMA 6.5% 9, 000, 000. 00 8, 966, 250. 00
VALEANT PHARMA 6. 75% 2, 050, 000. 00 1, 998, 750. 00
VANGENT INC 9. 625% 3, 950, 000. 00 4,004, 312. 50
VANGUARD HEALTH 0% 9, 640, 000. 00 6, 241, 900. 00
VANGUARD HEALTH 8% 5, 250, 000. 00 5, 460, 000. 00
VERTELLUS SPEC 9. 375% 2, 450, 000. 00 2, 560, 250. 00
VERTEX PHARM 3. 35% 6, 985, 000. 00 8,084, 456. 25 | %
VIASAT INC 8.875% 2,500, 000. 00 2, 650, 000. 00
VIMPELCOM 7. 748% 5, 425, 000. 00 5, 845, 437. 50
VISKASE COS INC 9. 875% 7, 000, 000. 00 7, 402, 500. 00
VOTORANTIM CIMEN 7. 25% 2, 700, 000. 00 2, 666, 250. 00
VULCAN MATERIALS 7. 5% 3, 330, 000. 00 3, 394, 535. 40
W & T OFFSHORE INC 8.5% 2,810, 000. 00 2,825, 820. 30
WASH MUT BANK NV 6.875% 7, 500, 000. 00 28, 125. 00
WCA WASTE CORP 7.5% 1, 950, 000. 00 1, 989, 000. 00
WESTLAKE CHEM 6. 625% 500, 000. 00 517, 500. 00
WEYERHAEUSER 8. 5% 4, 040, 000. 00 4,939, 287. 84
WHITING PETRO 6. 5% 4, 625, 000. 00 4,821, 562. 50
WIND ACQUISITION 7. 25% 12, 000, 000. 00 12, 705, 000. 00
WINDSTREAM CORP 7. 75% 11, 175, 000. 00 12, 096, 937. 50
WINSWAY COKING C 8.5% 6, 600, 000. 00 6, 468, 000. 00
WMG ACQUISITION 9. 5% 9, 125, 000. 00 9,706, 718. 75
WMG HOLDINGS 9. 5% 6, 070, 000. 00 6, 297, 625. 00
YCC HLDGS/YANKEE 10. 25% 5, 580, 000. 00 5, 761, 350. 00
YONKERS RACING 11.375% 6, 225, 000. 00 6, 863, 062. 50
¥ b 2,697, 063, 745. 80 2,830, 144, 654. 73
JNEF itk 374 | (227, 062, 505, 648)
RIS 96. 2% 99. 1%
A 227,062, 505, 648
& (227, 062, 505, 648)
BEE T HOMERE SR
Ko Fob COOPER-STANDARD HOLDING-CW17 11, 899. 00 333, 172. 00
GENERAL MOTORS—CW16 39, 056. 00 765, 888. 16
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GENERAL MOTORS-CW19 39, 056. 00 558, 891. 36
% - K 90, 011. 00 1,657, 951. 52
JNEF VAT 3 (133,017, 450)
HREATRRA BE 2R 0.1% 0.1%
R T RIMERE S 133, 017, 450
&l (133,017, 450)

Z O A FES

K- Fov ESCROW GCB GEN MOTORS CP 11, 000, 000. 00 385, 000. 00
b SR IZ 11, 000, 000. 00 385, 000. 00
INEF ATE 1 (30, 888, 550)
FENTREA £E 2R 0.01% 100. 0%
O mRES: 30, 888, 550
AEF (30, 888, 550)
aE 229, 037, 989, 977
(229, 037, 989, 977)
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